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Noi dung
1. Gidi thiéu chung ¢ dit liéu bang
2. Nhirng loi thé khi sir dung di liéu bang
3. Uéc lugng mé hinh bi qui dit liéu bang
= M6 hinh nhing anh hréng & dinh (FEM)
= M6 hinh nhing anh hréng ndiu nhién (REM)
4. Cé&c kém dinh phrong sai thayddi va twong quan chéi
trong dr li¢u bang.
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Gidi thiéu chung @ b liéu bang
O Thé nao la dr liéu bang?
» Ditliéu bang la dx liéu c6 2 chéu: chiéu khéng gian va
chiéu thoi gian.
= Lasrmorong dr liéu chéo (cross section) theatlyian
(time series).

= Ladi liéu chéo theo chai thoi gian (cross sectiona

time-series data).
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Bang candi (Balanced panel)

Tinh Nim GDP Dan %
1 2005

1 2006

1 2007

2 2005

2 2006

2 2007

63 2005

63 2006

63 2007
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Bang khdng caniéi (Unbalanced panel)

Tinh Nam GDP Dan $
1 2005

1 2006

1 2007

2 2005

2 2006

10 2007

63 2005

63 2006

63 2007
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chuyén laodong.

cao ton, va héu qua hon.
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Nhitng loi thé caa viéc st dung di liéu bang

O Di liéu bang cung ép nhiéu théng tin kon, bién thién

hon, it c6 st da dng tuyén giita cac bén 5, bac tw do

O Bang cach nghiéniteu cac dr liéu chéo nat cach hp di
lap lai, dit liéu bang thrc hién tot hon cac nghiéneu vé

nhitng thayddi xay ra lién tic nhr ty |é thit nghigp, di

CuuDuongThanCong.com

https://fb.com/tailieudientucntt

5/14/2012


http://cuuduongthancong.com?src=pdf
https://fb.com/tailieudientucntt

Nhitng loi thé caa viéc sir dung 9 liéu bang

0 Cho phép Kim soét g khac bét khéng quan satuoc giita
céc thrc thé (entities), vi & nhue khac bit van hoa gira cac
qudc gia hay & khac bt vé triét ly kinh doanh gita cac
cong ty.

0 Cho phép Km soét cac 8ih khéng quan satuoc nheng
thaydéi theo thdi gian (chinh séach dhc gia, tha thuan
quic té).

A Cho phép nghiéni cac mé hinh pinc tap, vi du nhu tinh
kinh t¢ do quy md hay thagdi cong nglé.
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Dir liéu bang

TARLF 161  INWFITMENT D4aTa FOR FOUR COMPANIFS, 19351984

Observation [ £y [ Cbasrvation ' I -3
CE us
1035 231 N706 a8 1€35 2029 13624 53.8
1936 45.0 20158 1044 1556 e 18071 50,5
17 iz 2508 3 1180 €37 3699 2673.3 FEX]
1938 446 20397 1552 1638 2623 1501 8 260 2
1939 48.1 22562 1728 1239 2304 10578 3127
1040 744 21322 1866 1£40 3616 2:02.9 2542
1941 13.0 1534.1 2209 1541 28 2e80.5 261.4
1942 9.8 TokE 0 28rs 1542 56 2188.6 293.7
1943 6.3 1749 4 319.9 1643 W18 16851 an1 A
1844 58.8 TBET 2 3713 1544 288.2 18718.8 2731
1245 93.6 277 8126 1545 258.7 1850.2 213.8
1946 159.8 2208 3 346.0 1546 203 8.7 2328
1847 142 667 45654 1547 4205 1796.7 264.8
1948 146.3 1504 4 5434 1548 4945 1625.8 3068.9
1849 9R.3 1431 8 a1A3 1540 4051 16670 3511
1950 33.5 15105 8474 150 4188 16774 357.8
1851 135.2 15184 673 1551 5682 2289.5 4.0
1952 1543 2080 T 1552 BL52 2150.4 2442
1953 179.5 23716 8003 153 8410 2031.3 623.5
1954 1896 2768 9 a9 = asaz 21158 6637
GM WEST
1935 3178 30788 28 1235 1203 1918 18
1028 207.8 48617 e2e 1638 2500 E18.0 0.8
1837 410.6 5387 .1 1589 1237 3505 723.0 T4
1438 2677 27422 2092 ] 2289 LEU.4 13.1
1939 330.8 43132 2034 1239 1884 £19.9 235
1940 4872 4s239 2072 1540 2887 €265 285
1041 B12.0 4E812 2882 1541 <881 EaT.1 35.2
1942 448.0 32<4.1 .7 1542 <334 £61.2 0.8
1943 499.6 40837 264.1 1543 Jroz E17.z B81.3
1944 547.5 43793 2018 1544 78l €267 91.2
1945 Lol 4as40 9 IR0 1245 3927 TAT 2 921
1948 e88.1 4900 0 1022 1518 E31E 760.5 83.0
1947 500.8 a526 5 TGS 1547 5566 o 1.1
1948 529.2 32457 9224 1548 <9.56 €62.3 130.6
1949 EE5.1 37002 10201 1249 3204 £23.8 1418
1950 B47.9 ATEER 109an 1250 A2 2L A5 2 1R T
1951 7EE.0 4833 0 1207.7 1581 E1.38 732.8 123.7
1852 osn.2 45249 14305 1552 1.ra o4 145.5
1953 1304.4 62417 17773 1553 80,08 1193.5 174.8
1954 14867 5593 6 22263 1554 68.60 1186.5 213.5
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U6c lwong cac mé hinh éi qui di liéu bang:
Phrong phéap niing anh hrong o dinh

A M6 hinhudc luong

Yo =Bt B Xy + B Xy Uy
i=1,2,3,4vat=1,2,.,20
trongdé
Y, = tbngdau tu thyc cia cong ty i i thoi diém t
X, = gia tii thyc cia cong ty i bi thoi diém t
X4 = trit lwong von caa céng ty i ti thoi diém t
u, = nhiéu tring

(1)
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U'6c lugng cac md hinh &i qui dit liéu bang (tt)

O Xem xét véc udc luwong (1) trong 5 trong hyp sauday:

1. Tungdd gbc va ke sb goc gibng nhau gira cac cong ty va
qua thvi gian (phan du thé hién sr khac bit gitra cac cong
ty va qua tlyi gian).

2. Tungdo gdc khac nhau gia cac cty, B sb goc la hing $

3. Tungdé goc khac nhau gia cac cdng ty va quadhgian,

hé sb goc la hing 9.
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U6c lugng cac md hinh &i qui dit liéu bang (tt)

4. Tungdé gbc va ke sb goc thayddi gitra cac cong ty.
5. Tungdd gbc va ke sb goc thaydoi gitra cac cong ty va qua

thoi gian.
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U6c lugng cac md hinh &i qui dit liéu bang (tt)
Ngudn: Cao Hao Thi

® X cuing tungdéc gic,
cling tung dd gdc, khac nhau & hé sb géc

cung h¢ s0 goc

(12
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U6c lugng cac md hinh &i qui dir liéu bang (tt)
Nguon: Cao Hao Thi
[ ] Y
0
0
Y
o}
0 0
0
[}
ul
) X
Khéc tungd goc °
Cuing ke sb géc Khac tungdé gsc
Khéac K sb géc
w 13

Uéc lugng cac mé hinh i qui dir liéu bang (it)

O TH 1: Tungdé gbc khdngddi va hé sb goc khongddi
Yio = B+ BoX o + BaX g + Uy

O TH 2: Tungdé gbc thayddi theo i va i¢ sb goc khdngddi

M6 hinh nlizng cacdanh heong & dinh (fixed effects) hay
mé hinh binh phong i thiéu cac bén gid (LSDV)

Yi = B+ B X + BaXg + Uy
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M6 hinh nhitng anh hréng & dinh (fixed effects) hay
mo hinh binh phong i thiéu cac bén gia (LSDV)

= Mai thuc thé déu c6 nhing dic diém riéng bét, co the anh heong
dén cac bén giai thich.
Vi du: Céch thirc kinh doanh aa mpt céng ty c6 tlé anh hrong
dén gia ti cua cong ty hay it luong von cia no.

»  Giathiét ring c6 s trong quan gia pHin du cua mbi thuc thé

(c6 chra cacdic diém riéng) i cac bén giai thich.
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M® hinh nhing anh hréng & dinh (fixed effects) hay
mé hinh binh phong i thiéu cac bén gia (LSDV)

»  FE c0 tie kiém soat va tackinh hrong aia cacdic diém
riéng bit (khéngddi theo thdi gian) nay ra kidi cac bén giai
thichdé chang ta c6 th uéc lwong nhing anh hréng thre
(net effects) &a bién giai thich I&n bén phy thudc.

» Cécdic diém riéng bét (khéngddi theo thyi gian) nay ladon
nhat ddi vai 1 thuc thé va khéng trong quan i dic diém

cua cac thrc thé khac.
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U6c lugng cac md hinh &i qui dit liéu bang (tt)
Yo = B + BoXoi + By Xy + Uy
Y, =a,+a,D, +a;Dy +a,D, + B, X, + X5 + U,
D,, = 1 réu quan sat thic GM; bang 0 réu khéng thic GM

D, = 1 réu quan séat thec US; kang 0 réu khong thiéc US
D, = 1 réu quan sat thic WEST, tang 0 réu khéng théc WEST
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Phan tich § liéu bang (tt)
O TH 3: Tungdé gbc thayddi theo t va 1§ sb goc khdngddi

(sw thaydoi vé cong nglg, chinh sachiga chinh pl, thué)

Yi = By + B Xy + B X5 U,
Yo =0+ At + Qdse .+ O b, + B, Xy + B Xy, U

t,s= 1 réu quan sab naim 1935; ting 0 réu khong phi
t,s= 1 réu quan sa nam 1936; ting 0 réu khong phii

t,= 1 réu quan sat naim 1954; ting 0 réu khong phii .
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Phan tich & liéu bang (tt)

O TH 4: Tungdé gbc thayddi theo i vat va & s goc khdngdoi

Yit = al + aZDZi + a3D3i + a4D4i + A1t35 ot /llgtSB + ﬁZXZit + ﬂ3x3it + ui’(

O TH 5: Tungdd thayddi va hé sb goc thaydoi

Y, =a,+a,D, +a.Dy +a,D, + B, X, + B Xy +,(Dy Xy ) +
Vo(Da Xg) + ¥5(Dg Xy ) + Vo (Dag X3 ) + Va(Dy Xy ) + V6 (D X5 ) + U
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Nhitng han ché cia FEM hay LSDV

O C6 qué nhiu bién duoc tao ra trong mé hinh, ddo cé
kha nang lam giam bac tu do va lam ing kha nang ar da
cong tuyén caa mé hinh.,

O FEM khéngdo luong duoc tac nhan khong thagoi theo
thoi gian nhr gigi tinh, mau da, hay aimg tc.
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M6 hinh nhing tacdong ndiu nhién (random effects model)

O bicdiém riéng gira cac thrc thé dugc gia st 1a niu
nhién va khénguong quandén cac bén giai thich thi
chdng ta dung REM.

O REM xem cac phn du caa mbi thuc thé (khéng trong
quan \oi bién giai thich) la mdt bién giai thich moi.
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M6 hinh nhing tdcdong ndiu nhién (random effects model)

Yi = Bii t B X + B3 X5 + Uy

Bi =B *¢

Yo = Bi+ BoXp + BaXy t & U,
Wi =& + Uy

E(w,)=0

var(w,) =0 +o0;;  cov(w,,W,) = 02%202
£ ~N(0,0])

u, ~ N (0,02)

E(guy) =0

E(ge;)=0
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M6 hinh FEM (LSDV) hay REM

Néu g va Xs khéng cotong quan, 8 dung REM
Néu g va Xs c6 trong quan, 6 dung FEM

Néu T 16n, N ntv, 2 phrong phap ghng nhau

o 0O O O

Néu N Ion, T nh, két qua uoc luong aia 2 phrong phap
kha khac nhau.

O Néu N Ién, T nho, cacdiéu kién trong REMduoc thoa,

udc lugng aia REM c¢6 héu qua hon FEM
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M6 hinh FEM (LSDV) hay REM

Q Hausman test

= Ho:Uéc luong aia FEM va REM khong khac nhau

= p-value < 0.05, bacdHo

= Néu béac Id Ho, REM khéng bp Iy, nén & dung FEM

O Breusch-Pagan Lagrange Multiplier cho REM (xttest0)
Ho: Phrong sai qua céc tkc thé 1a khdngdoi
p-value < 0.05, bacdHo
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Cac test khac

O Phrong sai thaydoi trong FEM (xttest 3)
Ho: Phrong sai khdng thagoi
p-value < 0.05, bacdHo
O Tuwong quan chéi (kiém dinh nhan i Lagrange , xtserial y X)
Ho: Khéng c6 trong quan chéi
p-value < 0.05, bacdoHo (cé trong quan chéi)
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